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San Bernardino County Pool
Summary (as of 3/31/03)

Par Amortized Market Market % of Yield to Maturity Weighted
Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration

Bankers Acceptances 0.00 0.00 0.00 0.0%

Certificates of Deposit 85,000,000.00 85,000,000.00 85,020,426.75 3.3% 1.40% 29 0.08
Collateralized CD 15,000,000.00 15,000,000.00 15,004,840.50 0.6% 1.42% 70 0.19
Commercial Paper 533,508,000.00 533,026,922.03 533,002,957.01 20.7% 1.28% 27 0.07
Corporate Notes 155,019,000.00 157,173,820.91 157,805,451.65 6.1% 2.31% 281 0.75
Federal Agencies 1,444,662,000.00 1,458,967,436.10 1,479,680,565.71 57.6% 3.35% 524 0.87
Money Market Funds 140,000,000.00 140,000,000.00 140,000,000.00 5.4% 1.23% 48 0.13
Municipal Debt 11,750,000.00 12,056,474.44 12,999,730.00 0.5% 5.48% 854 217
Repurchase Agreements 150,000,000.00 150,000,000.00 150,001,080.00 5.8% 1.51% 1 0.003
U.S. Treasuries 0.00 0.00 0.00 0.0%

Total Securities 2,534,939,000.00 2,551,224,653.48 2,573,515,051.62 100.0% 2.56% 330 0.58

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

62,299,420.79

62,299,420.79

62,299,420.79

2,597,238,420.79

2,613,524,074.27

16,444,500.88

2,635,814,472.41

16,444,500.88

2,597,238,420.79

2,629,968,575.15

2,652,258,973.29

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds
2. Statistics for the total portfolio include money market funds
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San Bernardino County Pool
Sector Distribution (as of 3/31/03)

Corporate Notes
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Federal Agencies

Sector

Market Value

Bankers Acceptance
Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Note

Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreement
U.S. Treasuries

0.00
85,020,426.75
15,004,840.50

533,002,957.01
157,805,451.65
1,479,680,565.71
140,000,000.00
12,999,730.00
150,001,080.00

0.00
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San Bernardino County Pool

Credit Quality Distribution (as of 3/31/03)

A-1+
16%

4%

AAA
66%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)
AA (Long-Term)

410,175,855.02
357,848,608.74
1,695,194,848.71
110,295,739.15
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San Bernardino County Pool
Maturity Range Distribution (as of 3/31/03)
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San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity

Month At Cost
March 2002 3.98%
April 2002 3.66%
May 2002 3.60%
June 2002 3.50%
July 2002 3.50%
August 2002 3.35%
September 2002 3.28%
October 2002 3.24%
November 2002 3.06%
December 2002 2.85%
January 2003 2.77%
February 2003 2.54%
March 2003 2.56%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool
2. All historical yields restated to include money market funds



